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South Carolina Electric & Gas Company
Risk Management Program Adjustments
For March 2010

Docket 2006-144-G Docket 2006-5-G
Order 2006-331 Order 2006-679

Broker Fees

Software

Subscriptions

Labor

Carrying Cost

579.00

Inception To

Current Month Date

22,131.54 232.96 22,943.50

134,214.61 134,214.61

103,500.00 103,500.00

84,652.35 1,088.86 85,741.21

307,740.99 31.79 307,772.78

Non Hedging Addition to Cost of Gas

Hedging Additions / (Subtractions)

579.00 652,239.49 1,353.61 654,172.10

2,337,480.00 44,893,544.40 281,970.00 47,512,994.40

Total 2,338,059.00 45,545,783.89 283,323.61 48,167,166.50

Interest Rate 0.3739%



Page: 1

Version_ 603_ 5uild: 6602DK

_rade Date _UTIC_LL LOTS

03_09 CALL 1.00 01NAR10

17HAR09' CALL !.00 OIHARI0

2_gAR09 CALL 1.00 01MARl0

3L_AR09 CALL 1.00 OIMA_10

07_9R09 CALL 1,00 01_I0

14A_R09 CALL 1.00 01MAR10

2]A?R09 CA_L ].00 0]MAR10

2_A?R09 C_L% 1,00 01HA_I0

05_Y09 CALL 1.00 0]NARI0

19MAy09 C_LL 1.00 0]_i0

26_Y09 CALL 1.00 0]MA_IO

020UN09 CALL 1.00 01NAR10

09JUN09 C_LL 1,00 01HARt0

16JU_09 CALL i.oo O iH_,_t 0

23uI_09 CALL 2.30 01_0

30JUN09 CALL 1.00 01NAR10

0?0UL09 CALL i.O0. 01H3uql0

14_UL09 CAGL 1.00 01NA_I0

21JUL09 CKGL I*00 01HP_10

28JUL09 CALL _.00 0_N/_I0

q4AUG09 CALL _.00 01_i0

IIAUG09 CA_L L,00 01_I0

18_UGO9 CALL i.o0 0_HA_t0

25AUG09 CASL 1.00 01_IO

0_3E_09 CALL I.G0 01_10

085E_0_ CAGL i.00 01_I0

153EP0_ CALL l.OG 0_4A_10

225_P09 CALL 1.00 01_i0

0_C_09 CALG 1.00 OIMAEI0

13CC_09 CALL 1.00 01MAR10

200¢_09 CALL 2.00 01_%KI0

03_OV09 CALL 1.00 01HA_10

10_OV09 CAL_ 1.00 01_%RI0

17_¢VO9 CAL_ 1.00 01t_i0

24NOV09 CALL 1.00 "01F_RI0

01D_C09 CALL 1.00 01NARI0

08DEC09 CALL 1.00 011_ARI0

15DEC09 CAL_ 1.00 01_L%_I0

22DEC09 CA_L 1.00 01MARl0

29D_C09 CALL 1.00 01MA_I0

O5J_110 CA_G i_00 01_L_R_0

_2J_Ii0 CALL i_00 QINA_I0

_9J_#10 C_LL ].00 01]£ARI0

26J_|i0 CALL 1.00 0]_ARI0

02FEB10 CALL ].00 01HA_I0

09_EBI0 CALL 1.00 01F_I0

16F_B_0 CALL 1.00 01_0

23FEBIO CASL 2,00 01HAR_0

55.30 *0II_A_0

53.30

J_EEGI_A_T HO_{ 09_RIQ 11_01

Databaset Zainet Merent_Prod a/_ 08A?RI0

SCE_G Msrch _010 Re_ts

Honth Strike ¸Price Yrad_ Pr£ce Hark_t PriC_ _otal Cost CUrrent Value Hark to _rk_t

7.50 0.600 0.000 (6,000,00)

7.25 0.550 0.000 (5,500.00)

6.95 0.550 0.000 • (5,500.00)

7,5_ 0.59D 0.000 (5,900*00)

"7.0_ 0_570 0.0_0 (_jTo0.o0)

7.00 0r550 0.000 (5,500.00)

_.95 0,560 0.000 (5t600.00)

6.75 0_0 0.000 (_,700.00)

6._0 0.550 0.000 (5,500.00(

6,73 0.5_0 0.000 (5,%00.00)

7.30 0.630 0.000 {6_300.00)

7.05 0,585 0.000 (5,850.00)

6.90 0_570 0.000 (5,700.00)

7.18 0,620 . O*ODO (6,_00.00)

7.20 0.610 0.0_0 (_,i00,00)

7.35 0._20 0_000 (_,200.00)

6,5_ 0,590 5.000 (13_570.00}

6._5 0.590 0.000 (5_900.00)

6.45 0.540 0.000 (5,400*00)

6.35 0._30 O.ODO (5,300*00)

6.45 0.560 0.000 (5.600.00)

6,30 0*540 0.000 (5,400.09)

6_75 0,580 0.000 (5_800.0_}

6*45 0.570 0.000 (5,700.00)

6.20 0.550 0.000 (5,500.0_)

6.15 0,540 0.000 (5,400*00)

5.85 _.490 0,000 (4 900.00)

5.65 0.500 0.000 (5,000._0)

5.00 0.540 0.000 (5,400,00)

5*95 0.550 0.000 (5,_O0+UO)

6*33 0.580 0.000 (5,_00.00(

6.35 0.590 0.000 (5,900.Q0)

6.00 0.590 0_000 (5,900,00(

6.35 0*620 0.000 (12,_00.00]

5.75 0,535 0,000 (5,350.00)

5._0 0.520 0,000 (5,200.00(

5.10 0.470 0.000 (4_700,00)

5.20 0.510 0,000 (5,100.00}

4*95 0.490 0.000 (4_90_,00(

4.95 0.4_0 0,000 (4j900.00}

5.30 0.505 • 0,000 (5_050.00(

5.65 0.545 0.000 (5,450.00(

5*65 0.570 0.000 (5_700.00}

5.90 0.525 0.000 (5_250_00(

5.75 0.475 0.000 (4,750._0(

5.50 0,440 0.000 (4,400.00)

5,45 0_390 0,000 (3_900,00(

5.50 0,320 0.000 13_200.00)

5,50 0,255 0.000 (2,550.00)

5.30 0.200 0.000 (2_000.00)

5.45 0.135 _,000 (1,350_00)

4._5 0*040 0.000 (800.00)

0.00 (6/OOO*OO)

0.00 (5,500.D0)

0.00 [5,500.00)

0.00 (5,900.00)

0.00 [5_700.0D)

0_00 (5_500.00)

0_00 (5_600.00)

0.00 (3_700_00)

0.00 (5,500.00)

0.00 (_800.00)

O.DO (6,300.00)

0.00 (5,850.00)

0.00 (5,700.00)

0,00 (_1200.00)

0.00 (6,100.00)

0.00 (_,200.00)

0.OO (13¢570".00)

0.00 (5,_00.00)

0,00 (5,400.00)

0.00 (5_300.00)

0100 (5,600.00)

0100 15,400.00)

0.00 (5,300.0Q)

0.00 (5_700.00}

0.00 (5,500_00}

0,00 {5,400.00}

0.00 (4j900.00)

OmO0 (5#O00mO0)

O.OO (5j400.00)

0.00 (5,500.00)

0.00 (5,800.00)

0.00 {5,_00.00)

0.oo (5_90o.00)

O.O0 (12,400.00)

0.00 {5,350.00)

0.00 (5,200,00)

0.00 (4,700.00)

0.00 (5.I00.00)

0.00 (4,900.00)

O.O0 (4,900,00)

0.00 (5,050.00)

0.00 (5,450.00)

0.00 (5,700.00)

O.O0 (5,250.00)

0.00 (4,750.00)

0.00 (4,400.00)

0.00 (3_9_0.00)

0.00 {3,2_0.00)

0.00 (2,550.00)

0.00 (2t000.00)

0.00 (1,350.00)

0.00 (900.00)

(28!,9_0,001 0.00 (281,970.00}

..........................................................

{281,970.00} 0.00 (281,970.00}

i
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Paqe:1
Vereion:603,Bsildl66020K

YradeDate pUT/CALL LOIS

=- ......... ====_== ....

3!_o9 CALL 1.00

07A_K09 CALL i_00

14_PR09 C_aI,L 1.00

21AP_09 CALL 1.00

05_L_Y09 CALL 1.00

IZHAy09 CALL 1.00

_�MAYO9 CALL 1.0o

26_Y09 CALL 1.00

090_q_09 CAD5 1,00

23_09 C_/;L t.70

30JUN09 C._LL 1.00

L4JiFL09 CALL l.O0

21JUL09 CALL 1,00

28JUL09 CALL 1.00

04AUG09 CALL 1.00

18A_G09 CALL 1.00

25AUG09 CALL 1.00

01SEP09 CALL 1,00

08SEP09 CALL 1,00

225EP09 C/_L 1.00

295EP09 CALL 1.00

06CCT09 CALL 1.00

13OCT09 CALL 1.00

27OC_09 C_LL 1.00

03NOV09 CALL 1,00

10NOV09 CALL 1.00

17NOV09 CALI_ 1.00

OlDEC09 CALL 1,00

080SC09 CA_L 1.00

75DEC09 C_L 1.00

22DEC09 C2CLL 1.00

05JA_IO CADL 1.00

12J_2#i0 CALL 1,00

19J_l10 CALL 1,00

26JAN10 CALL 1,00

0_EBI0 CALL 1.00

16_BI0 CALL 1.00

23_BI0 CALL l,OO

02_LERI0 CALL 1.00

16_I0 CALL 1,00

23}&AR10 CALL 1.00

41.70

Month Strike 9_ice

01APRI0 6,7000 0,5400

01ApR10 6.65_0 0,5400

01APRIO 6.7500 0.5400

01ApRI0 6.5500 0.5500

01APF-10 6.5300 • O.S_O0

0IAP_I0 6,7080 o.61oo

01ApRI0 • 6._500 0.5800

01APRI0 5.7000 0.5450

01AP_I0 6.9500 0,6000

01A_RI0 6.3800 0.5800

01APRI0 6.5000 0.5700

01APRIO 6.2000 0*5200

OlAPR!0 6,4500 0.5500

OLAPRIO _.2000 0.5400

OIRP_IO _.6500 0.5700

0lAiR10 E.IS00 0,5400

OIAPRI0 _.1500 0.5400

01APRI0 5.8500 0,5000

01APRI0 5,7000 0.5000

01APRI0 6.0000 0.5500

01B/_KI0 6.3600 0.5800

O1APR10 6,4000 0,5800

OIAPRI0 6.1500 0,5800

01APR10 5.8500 0,5450

01AP_0 5.5500 0.5000

OIAP_I0 5.2500 0,4650

01ApRI0 5.3500 0.5100

0IRBR10 5,1000 O,SO00

OIA_I0 5.50_D 0._150

0lAiR10 5.8500 0.5400

01APRI0 5.8000 0.5700

01AP_I0 5,8000 . 0.5350

01_%99/0 5.4500 0.5400

01_RI0 5.5000 0_4800

01APRI0 5,4500 0.4400

OIAgRIf 5,2500 0-3550

01APRI0 5._500 0.3050

01.'_i°P,lO 4,8500 0.2550

OiAPR10 4.7500 0+2_00

OI_RIO 4.4000 0.0900

01A_RI0 4.1000 0.1300

_01A?R10

JBE_GOpEN_OSITIO_$ 09APXI0 11:02

Database: gainer MerantPrud a/o 31MA_I0

SCE_O O_t_tandln_ 9o_itions

Trade Pric_ _arket Price _o£al Co3t C_rrant _lu8 Hazk to _ark_t

0.00OO {51400.00} 0.oo (5,400,00}

0+0000 (5,40o.0o} 0.00 (5,400.00)

o.oooo (5,400.00) 0.00 (5,400.00}

0.0000 (5,500.00} 0.00 (5_500,00}

0.0000 (51600,00) 0.o0 (5,600.00)

0.0000 (6,100.00) 0.00 (6,100.00}

0.0000 15,800.00} 0.00 (5,80o.0oi

0.0000 (5_45o,oo) o.o0 (5,450.00)

o.oooo (6,000.00) 0.00 (6,000.00)

0.0000 (9,860.00) 0.00 (9,_60.00)

0.0000 (5_700.00) o.oo (5,_00.00]

0.0000 _5,200.00) 0.00 (5,200.00)

0.0000 {5,500.00) 0,00 (5,500.00)

0.0000 (5,400.00) 0.oo (5,400.00J

0.0000 (5,?00_00) 0.00 (5_7¢0.00)

0.o00o (5,_00,00) 0.00 (5,400.00)

0.0000 (5,400.00) 0.00 (5,_oo.00)

0.0000 (5,000.00) 0.00 (5,000.00)

0.0000 (5_000.00) 0.00 (5,000.00}

0.0000 (5,500.00) 0,00 (5,500.00}

0.0000 (5_800,o0) 0.00 (5,800.00}

0.00oo (_,800.00) 0.00 (5,800.00)

0.0000 (5,800.00] 0.00 (5,_o_.oo)

0.0000 (5,450.00) o.o0 (5,450.00)

O,OO0D (5,00_.00) 0.00 (5,000.00)

0.0000 (4,650.00) 0_00 (4_650.00)

0.0000 (5,100.00) o.00 (5,100.00)

0.0000 (5,ooo.00) 0.00 (5,000.00)

0.0000 {5,150.0_) 0.00 (5,15o,oo)

0.0000 (5r400.00) 0.00 (5,400.001

0.0000 (5,?00,00) 0.00 (5,700.00}

0.000o (5,350.00} 0.00 (5_50.00}

0._000 (5,400.00) 0.00 (Lt_00.00)

0.0000 (_800,00) o.00 (4,800.00}

0.0000 (4,400.00} 0.00 (4,_00.00)

0.0000 (3,550._0} 0.00 (3+550.00)

0.0000 (3,050.00) o.oo (3,050.00)

0.0000 (2,550,00) 0.00 (2,550,00)

D.O000 (2r10_.00) 0.00 (2,100.00)

0.0000 (900.00) 0.00 (900.00)

0.0000 (_,300.00) 0.00 (I_300.00)

05MAy09 CALL - 1.00 01MAyIO 6.6200 0,5600 0,0001

19_YO9 CAD5 1,00 01MAYI0 6.9000 0.5800 0.0010

02 JUN09 CALL 1.00 01_AY10 _.0500 0.6000 0.0001

16JUN09 CALL 1.00 01_yI0 7.1000 0.6200 0,0010

30_UN09 CALL 1,00 0 I_YI 0 6.6500 0.5700 0.000L

07_U509 CArD 1.00 01_YI 0 6,40OO 0.5300 0.0010

]4_L09 CALL 1.00 01_YI 0 6.3500 0.5300 0.0UI0

28JUL09 CALL t.00 01MA¥I0 6.3500 0.5400 0.0010

11AUG09 CALL _.00 01MAYI0 6.4500 0*570O 0,0001

25AUG09 CALL 1.00 01MAYIO 6.3000 0.5500 0.0001

083EP09 CALL 1.00 OIMAy10 5.9000 0.5000 0.0001

15_EP09 CAL_ 1.00 01MAYI 0 6,3500 0,5300 0.00iO

225EP09 CALL 1.00 01MAY_0 6.1500 0.5500" 0.0001

06GCY09 CALL . 1.00 01KAY10 6.5000 0.5900 0.0010

20OCT09 CALL I_00 01_AYI0 6.6000 0,5950 0.0010

03NOV09 CA55 t,0_ 01MAY _0 5.7000 0,52O0 0.0010

17NOV09 CALL I-.00 01MAy! 0 5.5000 0.5200 0.0010

24_;OV09 CALL 1.00 0D{AYI 0 5.3500 0._900 0,0010

01DEC09 CALL 1.00 0lW_YI 0 5.3500 .0.5000 0,00_0

15DEC09 CALL 1.00 01MAy_0 6.0000 0,5_00 0.00[0

29DEC09 CALL 1.00 01MAyI0 6.0500 0.5800 0,0010

!2 JAN10 CALL 1.00 0H_AyI0 5.5500 0.5500 0_0010

Z6JANI0 CALL 1.00 01_MA¥ _0 5.5000 0.50O0 0.0010

02_EBI0 C_LL _.00 OIHAYIO 5,5500 O.4600 0.0010

09FEBI0 CALL !.00 _L_AyI 0 5.300_ 0.4450 0.0010

(206,560.00) 0.0O {206x560.00}

(5_00.00) 1.00 (5,599.00)

(5,800.00) 10.00 (5_790.00)

(6,000.00] 1.00 (5,9_9.00)

(6,200.DOI 10._0 (6,190.00)

{5,700.00} " 1.00 (5,699.00)

(5,300.00) 10.00 (5,290.00}

(5,300,00) 1D_0_ (5,290.00)

(5,_00.00) 10.00 (5,390.00)

(5,700.00) 1.00 (51699.00)

(5,500.00) _.00 (5,499.00}

(St000.00l i._0 (4,999.00)

(5r300.00} 10.00 (5_290.00)

15,500.00) l*0O (5,499.00)

(5,900.00) !0.00 15,890.00)

(5_950.00) 10.00 (5,940.00]

(5,200,00) 10.00 (51190.00}

(5,200.00) 10,00 {5,190.00)

(4/900_00) 10.00 (4,890.00)

(5,000_00} 10.00 14±990.00)

(5,500.00) 10.00 (5,_90.00]

_5,800.00) i0.00 (5,790.00]

(5,500.00) 10.00 (5,490.00)

(5,000,00] 10.00 (4,990.00)

(4,600.00) 10.00 (4,590.00)

(4,450.001 10.00 (4,440.00)

i

! i



Paqe: 2 JBE_GOPE_{POSITIONS

Version: 603, Build! 66020/< Database: Zalnet _erant Prod

SC_&G Outstsnding _ositions

Yrad_ Data. pUT/CALL L0_S Month _rlke Price Trade P_fce Market Price Yo_al Cost current Value

23F_BI0 CALL 1.00 01HAYI0

09MAEI0 CALL l.O0 01M_YIO

23MARl0 CALL 1.70 0IN-Ay 10

28.70 *OlMAy 10

02_q_I09 CASL 1.00 01JI;NIO

16yt_09 C_L i.O0 01J_10

30 J_I09 C_ i.O0 01 _/NI 0

14_JL09 CALL i.O0 O1JUNIO

zs_r_09 CA55 _..oo oi_.0

I IAUG09 CALL 1.00 9 IJUNI0

08SEP09 C£_LI, i rO0 OIJUT_IO

225E_09 CA55 1.00 OIJUNI0

0_0CY09 CALL 1.00 01 JUNI0

20OCT09 CAL_ 1.0_ 01 JUNI0

031_OU09 C_LL 1,00 OlJtn_l 0

171]OV09 CALL 1.00 OiuqJNl0

01DEC09 CALB 1.00 - 01JUNI 0

2_DEC09 CAbb 1.00 0101/Sl 0

12JNNIQ CAL5 1.00 01OtrN$0

26JAN10 CAL5 1.00 01Olr_l 0

O�_EBI0 CALL 1.00 01OI[NIO

23_g10 CA_,5 1.00 01 ObrN_o

09_i0 CA_L 1.00 0I_UNI 0

23MARl 0 C2_L 1.90 0LJU_I 0

09A?KI0 11:02

a/o 3114AR_0

Mark to Market

4.9000 0._600 0_0060 (3t600,00) _0.00 (3,540.0_)

¢.60_0 O.ZS00 _.0190 (2,500.00) 190.00 (2,310.00)

4._000 0.2300 0.9756 (3,910.00] 1,285.20 (_,624,80)

_ 0_00 _ (_00_ _00 (_9"0_01

_00 _00 _0_ (_0_0_ 2_0_ (_01

_0_ 0_00 0_0_ I_,_0_0) _00 (_I

_0_ _0 0_ (_00_I _0 (5_0_01

_0 _00 0_00_0 I_0_01 _00 (_01

_0_ 0_0_0 0_0_0 [_0_0_001 _0_ (_0_001

_ _0 _00_0 (_0_I _0_ _ (_5_001

_0_ 0_57_0 _07_ (_0_0_I_ _0_ (_5_001

5_00_ _0_ _0_0_ (_0_I _ (4_00_001

_0 0_0_ _0_ (_00_I _0_0 (_0_0_I

• _00_ _0_ _ (_0_0_I _0_0_ (_0_00_

20.90 *01_i0

300U_09 CP_G 1.00 01JUL10

07_%q_09 CA_ 1.00 O_Jbl0

14_09 CALL 1.00 010UB10

28_r_09 C_b 1,00 01'JUT_10

1_G09 C_L 1,00 01jU_10

25AUG09 CALL 1.00 01_JL10

060C_09 C_ 1.00 Ol_US_0

20OCT09 C_L i._0 01_T_10

03_09 CALL 1.00 01_T_10

17_0V09 CALL 1.00 01JU_i0

01DEC09 CALL 1.00 01_UL10

15DEC09 CALL 1.00 01_UL10

2_DEC09 CAL5 1.00 01_Ubl0

29DEC09 C_ 1.00 OI_LIO

12J_II10 C_5 1.00 01_0

2_J_H10 C_5 1.00 01_0

09_BlO CA55 1.00 0_JUbl0

23FEB10 C_L 1.00 01_n_10

09_=.R10 CALL t.00 01_3JL10

23_0 CALL 1.60 01_JL10

22.60 *0XJIFJSl0

04AUG09 CALL i,00 01A_G!0

IIAUG09 CALL 1.00 01AUG[0

L�J_UG08 CALL !.00 01AUG10

015_E09 CASL 1,00 01AUG10

15SE909 CAL5 1.00 01AUG10

29SEP09 C/LL 1.0_ 01AUG10

13OC_09 CALL 1.00 01_UGI0

270C_09 CASL i._0 01A_I0

10NOV09 CALL 1.00 01AUG10

241_OV09 CALL 1.00 01AUG10

08DEC09 CALL 1.00 01AUGI0

22D_¢09 CALL _.00 01AUGI0

0_JANI0 CALL 1.00 01AUG10

19JANt0 CALL 1.00 01AUGI0

0_FE_0 CALL 1_00 01AUGIO

{108+340.00)

7.0000 0.5900 0_0022 (5,900.00)

6.7000 0.5600 0.0040 (5,600.00)

6_8000 0.5500 0,0032 (5,500.00)

6.8500 0.5600 0.0030 (5,600+00)

6.9500 0+5800 0.0027 (_800.00)

_.8000 0.5600 0.0032 (5,_00.00)

6.4000 0.5200 0.0070 (5,200.00)

6.6500 0.5700 0.0042 (5,700.00)

6,9000 0.6000 0.0030 {6,000.00}

_.9000 0.6_00 0.0030 (6,200.00)

6.1500 0.5400 0.0_00 (5,400.00)

5.9000 0.5400 0,0170 (5_40_.00)

5.8000 O,5lOo 0,0200 (5,10_.00)

6.4000 0.5700 0.0070 (5,700.00)

6,3700 0,58_0 0.0072 (5,800,00)

6,5000 0.5550 0.0050 (5,6_0._0]

5.9500 0.5600 0.0150 (5,600.00)

5.7500 0.5700 0.0217 (5,700.00)

5.5U00 0.5500 0,0340 (5_500.0D}

5.0500 0.5000 0.0140 (5,000.00)

4.8000 0.3800 0,[130 13,800.00)

4.3500 0.3800 0,2275 (6_080,00)

(1211830.00)

7.5500 0.6000 0.003_ (_000.00J

7.2500 0._9_0 0.0057 (5,900.00)

7.1500 0.5700 0.0070 (5_700.00)

6,7500 0.5500 0,0120 (5_500.00)

7._000 0.5600 0.0070 (S_00.00(

7.1500 0._000 0.0070 (6_000.00(

6.9500 0.5900 0.0090 (_,900.00]

5.6500 0.5800 0.0_40 (5,800.001

_.IQO0 0.5100 0.0320 (5,100.00)

_.0000 0.5150 0.0370 (5,_50.00)

6.5500 0.5300 0,0170 (5,300.00)

6.6800 0.5800 0.0133 (5_800.00]

6._000 0.5700 0.0150 (5_700.00)

6.!500 0.5800 0.0300 (5,800.00)

5.9500 0.5700 0.0400 (5_?00.00}

4,187,50 {104,152.50)

22.00 15,878.00}

40.00 _5,560.00)

32.00 (5,468.00)

30_00 15,570.00)

_.0_ (5,??3.00)

32.00 (5,5_8.00(

70.00 (5t130.00)

42.00 (5,658.00)

30.00 (5,970.00)

30.00 (6t170.00)

I00.00 (5,300.00}

I_0.00 (5r230.00)

200.00 (4,900.00)

70+00 (5r630.00)

72,00 (5,728.00(

50.00 (5,600.00)

150.00 (51450.0D}

217.00 (5_483.00(

340.00 (5_160.00(

740.00 (4,260,00]

1,130.00 (2,670.00]

3,_a0.00 (2,4_0.00]"

7,234.00 (114_596.00)

36.00 (5,9_4.00)

57.00 (5_843.00)

70,00 [5,630.001

120.00 (5,380.00)

70.00 (5,330,00}

70.00 (5_930.00]

90.00 [5,810.00)

140.00 (5,660.00)

320,_0 (4,780.00)

370.00 (4t_80.00)

170.00 (5_130,00)

133.00 (5,_67.00)

150.00 (5_55D.00)

_00.00 (5_500.00)

4O0.00 (5,300.00)

J

i

I

!
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09FEBIO CALL 1.00 OIAUGID 5_7500 0.5500

16_BI0 C_LL 1.00 01AUG10 5.8500 0.5600

•02M2_10 C_5 1.00 01_UGI0 5.1000 0.5000

16MAR10 CAL_ i,o0 01AUGI 0 4.6300 0.4400

23MARl0 CALL 1.50 OIAUG10 4.4500 O_4400

30MAR10 C_/L 1.00 01AUGIO 4.1500 0.3950

21.50 *01AUG10

015EP09 ¢_L5 1,00 01$EPI0 7.1500 0.5500

15SEPO9 CALL l.O0 01SX910 7. 4500 0.5800

293E_09 CALL i.00 OISK�I0 7.3800 0.6200

130CTG9 CALL i*00 OISEPIO 7.2000 .0. 6000

270C_09 CALL t.00 OISEPI0 6.95b0 0.5800

10NOV09 CALL [.00 01SEPI0 6.3500 0.5300

24_IOV09 CALL i,OG OIS_PI0 6.3000 0,5250

08DEC09 CALL 1+00 01SEPIO _.8500 0.5400

22DEC09 CALL [ .0e 01SEPI0 6,9800 0.5900

29D_C09 CALL 1.00 01$EP[0 7,0000 0.5950

05J_10 CALL !.00 01SE_iO 6.8000 0.$950

19JA_I0 CALL 1.00 01SEPI0 . 6.4000 0.5800

02_BI0 CALL _.,00 OISEPI0 6.2500 0.5600

16FEBIO CA_ 1.0_ OISEpIO 6.1000 0.5700

02_AI 0 CASL 1.00 0ISEP!0 5.4000 O.5OGO

16_i0 CALL 1.00 0iSEPI0 4.8500 0.4600

23MARIO CAL5 i,I0 01SSpI0 4.7500 0.4400

_0MA_10 CALL 1.00 OIZEPIO 4.4500 O. 4200

18.10 *01SE_10

29S_P09 CALL 1.00 Oloc?10 7.9400 0.6200

130C_09 CASL 1.00 01CC_I0 7.6000 0.6250

200CY09 C;,/,L 1.O0 01OCT10 7.8500 0.660_)

27OCy09 CJ%LL 1.00 01OCTI0 7,4oo0 _.6100

10NOV09 CALL 1.00 01OCT10 6.8000 0.5400

24NOV09 CASL 1.00 0_Ti0 6.7_00 0.5400

08DECO_ CALL 1.00 OIO_TIU 7.5500 0.5500

22DEC09 ' CALL 1.00 OIOCTIO 7.5700 0.5900

05 J_.N_0 CALL i*00 01OCT10 7.2500 0.5850

19JANI0 CAL5 1.00 OIOCTI0 6.7500 0,5900

02FEBIO CALL 1.00 _I_TIO E.70O0 0.5700

09_BI0 CALL 1.00 OIOCTI0 6.3500 0.5800

16 _'_B_O CALL l. O0 O_0C?IO _.4500 0.5"_00

02MABIG CALL 1.00 010_?i0 5.7500 0.5100

16MARl0 C_=_L 1.00 OIOCYIO 5.2000 0.4600

23_I0 CALL 1.90 010c_I0 5.1500 0.4500

30.w___l 0 CASL 1.00 OlO_lo 4. 8000 0.4550

17.90 _01OCyI0

03hDV09 CALL 1.00 OINOVI0 7.4000 O.6150

I?NOV09 CAEL 1.00 OINOVlO 7_2000 0.6000

24NOV09 CA_ 1.00 01|TOVI0 7.1000 0_5800

01_C09 C_L I_0o OINOVI0 7.1500 0.5900

08 [_C09 CAL_ i.O0 01]IOVI 0 7. _0fI0 0.6000

150_09 CALL 1.00 01}]OVI0 7.8000 0.6250

290EC09 CA_5 !,00 Oll;OVlO 7.6500 0.6500

05JA_I0 CALL 1.00 0 _ZOVI o 7,5000 0,6250

12J_10 CALL 1.00 01NOV10 7.1_00 0.6100

26J_LNI0 CALL 1.00 01NOV10 6.9500 0._i00

O2_EBI0 ¢_55 1.00 01NOVIO 6.9500 0,_000

09_B10 ¢2_L_ 1,00 0 INOVI0 6. 6500 O, 600_)

23_EBI0 CALL 1.00 0111OVI0 6.i000 0.5500

02_tA_0 CALL 1,00 0 ll_O_II0 6,0500 0.5400

09MARl0 CALL 1,00 OI,NOVI0 5.6500 0.5150

23N._,, i D CALL 1.00 01NOV!0 5.4300 0.4900

30_10 CALL 1.0_ OIROVI 0 5.1500 0.4700

17.00 *0 _NOVI 0

0.0540 [5_500.00) 540.00 (4,960*00)

0.0470 (5,600,00) 470.00 (5,130,00)

0.1312 15,000.00) 1,312.00 (3,688,00)

0._330 (4,400.00) 2t330.00 (2,070.00)

0.2958 • (_,600.00) 4,437.00 (2,163.00)

0.41_0 " (3,950.00) 4,1_0.00 210.00

(i16,000.00) 15,745.00 (!00,255.00}

0.0210 (5,500.00} 210,00 (5,290.00)

0.0150 {5,800.00_ 150.00 (5_650.00)

0.0159 6 200.00} 159.00 (6,041.00)

0.0200 (6,000.00) 200,00 (5,800.00)

0,0270 {5_800.00) 270.00 (5,530.00]

0.0530 (5,300.00) 530.00 (4_770.00(

0.0560 15,250,00) 560.00 (4_690.00]

0.0300 (5_400.00} 300.00 (5,100.001

0.0262 15,900.00} 252.00 (5,648.00(

0.0250 (5,950.00) 250.00 (5,700.00(

0.0320 (5+950.00) 320.00 [5,_30.00)

0.0500 (5,800.00) 500.0_ (5,300.00)

0.0590 (5,600.00) 590.00 (51010,00}

0,0700 (5_700,00} 700.0_ (5,000.00)

0.1501 (5,000,00} 1,501.00 (3,499.00)

0._650 (4_00.00) 2_650.00 (1,950.00)

0.2_26 (4,840.00l 3,_18._0 (i_621.40(

0,3910 (4_0_.00] 3,910.00 (290.00)

(98,790.00) 16,270.60 (82_519.40)

0.02_6 (6,200.00} 266.00 (5,934.00(

0.03_0 (6,250.00) _60,00 {5,890,00_

0.0290 {6,600.00) 290.00 [6,310.00}

0.0430 (_,i00,00) 430.00 (5,670.00}

0.0720 (5,400.00) ?_0.00 (4,680+00)

0,0760 (5,400_00) 760.00 (_640.00)

0*0380 (5_500,O0) 380.00 (5,120.00)

0,0377 (5,900,00) 377.00 (5,523.00)

0.0490 (5,850.00) 490.00 (5,360.00)

0.0760 (5r900.00] 7_O.00 (5t140.00)

0,0790 (5r700.001 790.00 (4,910.00)

0.1070 (5,800.00) 1,070.00 (4,730.00)

0.0980 {5,700.00)" 980.00 (4,720.0_}

O,1838 (5,100.00) 1,839.00 (3,261.00)

0.2950 (4,600.00) 2,_50.00 (1,650_00}

0.30?4 (8,550.00) 5,840.60 (2,709,40)

0,4090 (4,350,00) 4,090.00 (260,00)

...................... L ...................................

(98,900.00) 22,392._0 (76,507.40)

0,0580 (6,150,00) 690.00 (5,460.00)

0.0820 (6,000.00) 820,00 (5,180.00)

0.0890 (5,800.00} 890.00 (4_910,00]

0.0850 (5_900,00) 850.00 (5,050.00)

0,0490 (6_000.00_ 490.00 (5,510.00)

0.0490 (6,250.00} 490,00 (5,7_0.00)

0.0560 (6,500.00] 560.00 (5,94_.0_)

0.0530 (6_250.001 630.00 (5,620.00}

0.0850 (6,100.00} 850.00 (5,250.00)

0.I010 16,100.00) I_010.00 (5_0_0,00}

0,I010 (_,000,00) 1,010.0O (4,990.00)

0.13_0 [_,000.00) 1,300.00 (4,700.00)

0._040 (5,500_00) 2,040.00 (3,460.00)

0.213_ (5,400*00) _136.00 (_;_64._0)

0_2930 (5_!50.00} 2_930.00 {2,220.00)

0.3449 (4,900.00} 3_449.00 (I,451.00)

0.4340 (4,700.00} 4,340.00 (_60.00)

(98,700.00) 24,485.00 (74,215.00)

!

i

i
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Trade Date pUT/CAD& LO_ Month Strike P._ic_ TTad_ P_ice M_k_t Price _otBl COSt Current Value Mark to _arket

01DEC09 - CALL 1.00 01DECIO

08DEC09 CALL 1.00 01DEC10

_. 5DEC09 CALL 1.00 01D£C10

22DEC09 CALL 2.00 01DECIO

29DEC09 CALL 1,00 01 DZC10

05$A1_10 C _I& 1.00. 01DECIO

12J_N10 CALL 1.00 01DEC10

190;_I10 CALL 2,00 01DZC10

26J_ll 0 _Lb 1,0D 01D£C10

02_B10 C_&L 1.00" 01DEC10

09FIgBI0 C_I, 1,00 01DEC10

_6FI_BI0 CALL 2.OO 01DEC10

23F_BI 0 C_&L 1.00 01DECI0

0_M_RI 0 CALL 1.00 01DECIO

09M2u_10 C&L_ 1.00¸ 01 DI_C!O

I_R10 C_%LL 2.00 01DECI0

23I&_R 10 CALL 1.00 01DEC10

30_10 C_LL 1.00 01DEC10

22.00 _ 01D_CIO

29DECO9 C-_LL h00 01J_WI1

05JA_II0 _LL 1.00 01 O_._i i

12 JNT10 cALL 1,00 01 J_._L I

19JA_;IO CALL 1.00 01JA._/I

26JNTI0 CALL 1.00 0!JA_III

02 F_BI 0 CALL 1.00 01 JRNI i

0_FgBi0 CALL 1.00 OIJANII

16FEBI0 CALL 1.00 0!JANII

23FEBIO CAL5 1.00 01 JP_TII

02HAKI0 CALL 1,00 01J_u_ll

09MAR_0 _ 1.00 Ol Jgll

iO_i0 _ 1.00 01 JAil i

3_I0 CALL 1.00 01 J_/_l i

13,00 *01JANII

02FEBIO CA55 1.00 01_g_l

09EEBIO CALL 1.00 OIEE811

16EEBI0 CALL 2.00 01FEBll

23_B10 CAL5 1.00 01 FEBII

02_IARI O CALL _,00 OIFE_II

08:_ARIO CALl, i.@0 OIFESII

16MARIO C_L 1.00 01NIl

23MA_I0 CALL 2.00 O_E_I i

30H_-_I0 CALL 1.00 01FEBII

12.00 _Ol_gl i

02MARl0 CALL 1.00 0 iI_11

09MA_I0 C_L 1.00 0 IHA_I i

16MARl0 CALL 1.00 OIM_A_I

23MA_IO CALL 1,00 0 LMARI I

$0MARl0 CALL 1.00 OXMARII

3,(_0 *OIM_II

301-DIRI 0 CALL 1.00 0IAP._I i

1.00 *OIAPRt 1

241.40

7.5000 0.6400 0.1080. (6,_0D.O0) 1,080._8 (5,320.00)

8.1000 0._400 0.0670 (_,400.00) 670.00" (5,730.00)

8.0500 0._550 0.0690 (_,550_00) 690.0D (5,860.00]

7.9500 0.6600 0.0760 (13_00;00} 1,520.00 (11,680.00}

7*8500 0.6800 0.0Bl0 (6,800.00) 810.00 (5,990,00}

7.7000 0.6500 0.0920 (6,500.00) 920,O0 (5,580.00)

7.5000 0,_500 0*£080 {6_500.00) 1,080.00 (5,420.00)

7.4500 0.6600 0+1120 _13,200.00) 2,240.00 (10_960.00)

7.2000 0.6500 0.1375 (6,500.00) Is375.O0 (5,1_.O0)

7.1500 0._500 0.[420 (6_500.00] 1,420.00 (5,080.00)

6.8500 0._400 0._800 (6_400.00] 1,80D.00 (4,600,00)

7,0000 0.6300 0.1600 _2,600.00} 3,_00.00 (9,400.00}

6.3500 0.5900 0.2670 (5,900.00) 2,670.00 (3_230.00}

6.3000 0.5800 _.2793 (5_800.00) 2,793.00 (3_007.00)

5.9500 D.5500 0_3640 (5,500.00) 3,6_0._0 11,860.00]

5.8000 " 0.5300 0.4080 (10,600.00) 8_160._0 [2,440.00)

5.8000 0.5300 0.4080 (5,3DO.00) 4,080.00 (1,220.00)

- _.35OD O._IDO 0.5670 (5,100.00} 5_670.00 570.00

{_35,750.00) 43,818.00 (91,932.00)

8.1500 0._950 0,_990 (_,950.00) 990.00 (5,9_0.00)

8.1000 0.6800 0.1030 (6_SO0.OO) 1,030.00 (5,770.00)

7.8000 0.$700 O.1260 [6_700.00) 1,2_0.00 {5_440.00)

7.8000 0._00 0.1260 16,700.00) I_2_0.00 (5,_0.00)

7.5000 0".6800 0.1569 (6t800_00) 1,569¸.00 (5,231-.00)

7.4500 0._600 0.i_iO (6,600._0} 1,610.00 (4,990.00]

7.1500 0.6600 0.2000 (6,600.00) 2,0OO.00 (4,600.00)

7.2500 0*6600 0.1860 (6_600.00) 1,860+00 (4,740.00)

6._500 . 0,6100 0.2860 (6,100.O0) 2,860.00 (3,240.00)

6_65OD 0,6000 0.28_0 (_,000.00) 2,860.00 (3_140.O0]

6.2500 0.5?00 0.3790 (5,700.00) 3_780,00 (i_910.00)

6.0500 0,5550 0._350 (5_550.00) _,350.00 (1,200.00}"

5.7500 _.5300 0.5330 (5,300.00) 5,330.00 30.00

(82,400.00) 30,_69+00 (51,631.00)"

7.6000 0.6500 0,1710 (6,500.00) 1,710.00 (4x790,00)

_.3000 0.6500 • 0.2070 (6,500.00) 2_O70,00 (4,430.00)

7.3000 0.6600 0,2070 (13,200.O0) 4,140.00 (9,060.00)

6.8500 0,5800 0.27_0 (5,800.00] 2,780.00 (3,020,00)

_.7500 0._000 0.2979 (1_,000.00} 5,958.00 (6,0_2.00)

_.3500 0.5700 0_3840 (5_700.00) 3_840.00 (1,860.00)

_.1500 0.5500 0.4360 (5,500_0D) 4,360*00 (I,140.00)

_.1700 0.5500 0.4379 (!i,000.00} 8,758.00 (2_242.00)

5.B500 0_5300 0.5270 (5,300,00) 5_270.00 (30.00]

6.7500 0.5800

6,3500 0.5600

6,1000 0.5550

6,1800 0.5400

5.8000 0.5200

5.4500 0,_9¢0

(71,500.00) 38,886.00 ($_16_4.00}

0.3110 (5_800.00) 3,110.00 (2,690.00)

0._920 (5_600._0) 3,920.00 (I,6_0.00)

0.4530 (5_550.00) 4,_30.00 (i,O20._0)

0.4285 (5,400.00) 4_285,00 (1,115.00)

0,o_80 (5,200.00} 5,380.00 180.00

.........................................................

(27,550.00) 2_,225.00 (_,325.00)

0.5030 (4,900.00) 5,030.00 130.00

....................................................

(4,900.00) 5_030.00 130.00

............... u ........................................

{1,316,530.00} 231,764.90 (I,0_4_765.10)

: i


